
STATE OF ARIZONA

July 31, 2016

ATZF

ST OF AZ POOL 5 LGIP

August 17, 2016As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

CASH
1.000000Exchange Rate:US DOLLAR

USD US DOLLAR

1.000000Local62.170 62.17 62.171.000000 0.00 0.00
1.000000Base 62.17 62.171.000000 0.00 0.00

US DOLLAR  Total
62.170 Local 62.17 62.17 0.00 0.00

Base 62.17 62.17 0.00 0.00

Base62.170 62.17 62.17 0.00 0.00

CASH Total

CASH EQUIVALENT
1.000000Exchange Rate:US DOLLAR

24 Oct 20160.502665JKQ2 AMERICAN HONDA FINAN

99.883333Local10,000,000.000 9,988,333.33 9,988,333.3399.883333 0.00 0.89
99.883333Base 9,988,333.33 9,988,333.3399.883333 0.00 0.89

08 Aug 20160.650347M2H82 ANGLESEA FDG PLC & ANG

99.987361Local30,000,000.000 29,996,208.33 29,996,208.3399.987361 0.00 2.66
99.987361Base 29,996,208.33 29,996,208.3399.987361 0.00 2.66

01 Aug 20160.4603785DH17 APPLE INC

100.000000Local30,000,000.000 30,000,000.00 30,000,000.00100.000000 0.00 2.66
100.000000Base 30,000,000.00 30,000,000.00100.000000 0.00 2.66

29 Aug 20160.4203948GHV8 ARCHER DANIELS MIDLA

99.967333Local30,000,000.000 29,990,200.00 29,990,200.0099.967333 0.00 2.66
99.967333Base 29,990,200.00 29,990,200.0099.967333 0.00 2.66

07 Nov 20160.7504821TL78 ATLANTIC ASSET SECUR

99.784400Local30,000,000.000 29,938,750.00 29,935,320.0099.795833 -3,430.00 2.66
99.784400Base 29,938,750.00 29,935,320.0099.795833 -3,430.00 2.66

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

July 31, 2016

ATZF

ST OF AZ POOL 5 LGIP

August 17, 2016As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

06 Sep 20160.6205253AJ68 AUST & NEW ZEA

99.938000Local30,000,000.000 29,981,400.00 29,981,400.0099.938000 0.00 2.66
99.938000Base 29,981,400.00 29,981,400.0099.938000 0.00 2.66

10 Aug 20160.6206538BHA4 BANK TOKYO MIT UFJ NY

99.984500Local30,000,000.000 29,995,350.00 29,995,350.0099.984500 0.00 2.66
99.984500Base 29,995,350.00 29,995,350.0099.984500 0.00 2.66

26 Sep 20160.5806538BJS3 BANK TOKYO MIT UFJ NY

99.909778Local10,000,000.000 9,990,977.78 9,990,977.7899.909778 0.00 0.89
99.909778Base 9,990,977.78 9,990,977.7899.909778 0.00 0.89

25 Aug 20160.5713738JHR4 CAN AST + CAN LTD JT

99.962000Local30,000,000.000 29,988,600.00 29,988,600.0099.962000 0.00 2.66
99.962000Base 29,988,600.00 29,988,600.0099.962000 0.00 2.66

12 Oct 20160.514912DKC2 CATERPLR FIN SRV CO.

99.900000Local20,000,000.000 19,980,000.00 19,980,000.0099.900000 0.00 1.77
99.900000Base 19,980,000.00 19,980,000.0099.900000 0.00 1.77

01 Sep 20160.5316677JJ15 CHEVRON CORP

99.954361Local11,200,000.000 11,194,888.44 11,194,888.4499.954361 0.00 0.99
99.954361Base 11,194,888.44 11,194,888.4499.954361 0.00 0.99

07 Sep 20160.462063C0J78 CONCORD MIN CPTL CO

99.952722Local20,000,000.000 19,990,544.44 19,990,544.4499.952722 0.00 1.77
99.952722Base 19,990,544.44 19,990,544.4499.952722 0.00 1.77

25 Sep 20171.040121684BP65 COOPERATIEVE CENTRALE

100.313000Local2,500,000.000 2,500,000.00 2,507,825.00100.000000 7,825.00 0.22
100.313000Base 2,500,000.00 2,507,825.00100.000000 7,825.00 0.22

17 Aug 20160.6724023GHH3 DCAT, LLC

99.970222Local10,000,000.000 9,997,022.22 9,997,022.2299.970222 0.00 0.89
99.970222Base 9,997,022.22 9,997,022.2299.970222 0.00 0.89

22 Aug 20160.3630229AHN2 EXXON MOBIL CORP

99.979000Local20,000,000.000 19,995,800.00 19,995,800.0099.979000 0.00 1.78
99.979000Base 19,995,800.00 19,995,800.0099.979000 0.00 1.78

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted

Page 2



STATE OF ARIZONA

July 31, 2016

ATZF

ST OF AZ POOL 5 LGIP

August 17, 2016As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

01 Aug 20160.0138102JH16 GOLDEN FUNDING CORP

100.000000Local18,205,000.000 18,205,000.00 18,205,000.00100.000000 0.00 1.62
100.000000Base 18,205,000.00 18,205,000.00100.000000 0.00 1.62

14 Oct 20160.6938102JKE4 GOLDEN FUNDING CORP

99.858167Local8,174,000.000 8,162,406.55 8,162,406.5599.858167 0.00 0.72
99.858167Base 8,162,406.55 8,162,406.5599.858167 0.00 0.72

17 Oct 20160.738102JKH7 GOLDEN FUNDING CORP

99.850278Local18,831,000.000 18,802,805.81 18,802,805.8199.850278 0.00 1.67
99.850278Base 18,802,805.81 18,802,805.8199.850278 0.00 1.67

11 Oct 20160.6538346LKB1 GOTHAM FDG CORP

99.871806Local10,000,000.000 9,987,180.55 9,987,180.5599.871806 0.00 0.89
99.871806Base 9,987,180.55 9,987,180.5599.871806 0.00 0.89

04 Nov 20160.7748803MBR9 KELLS FDG LLC

99.802083Local20,000,000.000 19,959,361.11 19,960,416.6099.796806 1,055.49 1.77
99.802083Base 19,959,361.11 19,960,416.6099.796806 1,055.49 1.77

26 Aug 20160.656274LHS6 MANHATTAN ASSET FDG.

99.958333Local30,000,000.000 29,987,500.00 29,987,500.0099.958333 0.00 2.66
99.958333Base 29,987,500.00 29,987,500.0099.958333 0.00 2.66

12 Oct 20160.4559515MKC8 MICROSOFT CORP

99.910000Local20,000,000.000 19,982,000.00 19,982,000.0099.910000 0.00 1.77
99.910000Base 19,982,000.00 19,982,000.0099.910000 0.00 1.77

12 Oct 20160.4659515MKC8 MICROSOFT CORP

99.908000Local5,000,000.000 4,995,400.00 4,995,400.0099.908000 0.00 0.44
99.908000Base 4,995,400.00 4,995,400.0099.908000 0.00 0.44

18 Aug 20160.61560689FHJ0 MIZUHO BANK LTD

99.970958Local30,000,000.000 29,991,287.50 29,991,287.5099.970958 0.00 2.66
99.970958Base 29,991,287.50 29,991,287.5099.970958 0.00 2.66

01 Aug 20160.5762455AH18 MOUNTCLIFF

100.000000Local10,000,000.000 10,000,000.00 10,000,000.00100.000000 0.00 0.89
100.000000Base 10,000,000.00 10,000,000.00100.000000 0.00 0.89

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

July 31, 2016

ATZF

ST OF AZ POOL 5 LGIP

August 17, 2016As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

01 Sep 20160.5562455AJ16 MOUNTCLIFF

99.952639Local25,000,000.000 24,988,159.72 24,988,159.7299.952639 0.00 2.22
99.952639Base 24,988,159.72 24,988,159.7299.952639 0.00 2.22

18 Oct 20160.862455AKJ5 MOUNTCLIFF

99.826667Local10,000,000.000 9,982,666.67 9,982,666.6799.826667 0.00 0.89
99.826667Base 9,982,666.67 9,982,666.6799.826667 0.00 0.89

19 Sep 20160.4964105GJK1 NESTLE CAP CORP

99.933306Local20,000,000.000 19,986,661.11 19,986,661.1199.933306 0.00 1.77
99.933306Base 19,986,661.11 19,986,661.1199.933306 0.00 1.77

11 Oct 20160.4664105GKB9 NESTLE CAP CORP

99.909278Local20,000,000.000 19,981,855.55 19,981,855.5599.909278 0.00 1.77
99.909278Base 19,981,855.55 19,981,855.5599.909278 0.00 1.77

11 Oct 20160.564105RKB5 NESTLE FIN FRANCE S.

99.901389Local20,000,000.000 19,980,277.78 19,980,277.7899.901389 0.00 1.77
99.901389Base 19,980,277.78 19,980,277.7899.901389 0.00 1.77

07 Sep 20160.4766844CJ70 NORTHWESTERN UNIVERS

99.951694Local23,439,000.000 23,427,677.66 23,427,677.6699.951694 0.00 2.08
99.951694Base 23,427,677.66 23,427,677.6699.951694 0.00 2.08

01 Sep 20160.4571838LJ11 PHILIP MORRIS INTL

99.961250Local30,000,000.000 29,988,375.00 29,988,375.0099.961250 0.00 2.66
99.961250Base 29,988,375.00 29,988,375.0099.961250 0.00 2.66

02 Aug 20160.6185520LH24 STARBIRD FDG. CORP

99.998306Local30,000,000.000 29,999,491.67 29,999,491.6799.998306 0.00 2.66
99.998306Base 29,999,491.67 29,999,491.6799.998306 0.00 2.66

18 Nov 20160.8189233GLJ3 TOYOTA MOTOR CREDIT

99.767467Local10,000,000.000 9,975,475.00 9,976,746.7099.754750 1,271.70 0.89
99.767467Base 9,975,475.00 9,976,746.7099.754750 1,271.70 0.89

05 Aug 20160.4291513UCK6 UNIVERSITY TX PERM UNIV FD

100.000000Local25,000,000.000 25,000,000.00 25,000,000.00100.000000 0.00 2.22
100.000000Base 25,000,000.00 25,000,000.00100.000000 0.00 2.22

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
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STATE OF ARIZONA

July 31, 2016

ATZF

ST OF AZ POOL 5 LGIP

August 17, 2016As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

04 Aug 20160.48923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local1,322,947.780 1,322,947.78 1,322,947.78100.000000 0.00 0.12
100.000000Base 1,322,947.78 1,322,947.78100.000000 0.00 0.12

04 Aug 20160.66923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local1,482,814.210 1,482,814.21 1,482,814.21100.000000 0.00 0.13
100.000000Base 1,482,814.21 1,482,814.21100.000000 0.00 0.13

11 Aug 20160.43923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local5,005,973.770 5,005,973.77 5,005,973.77100.000000 0.00 0.44
100.000000Base 5,005,973.77 5,005,973.77100.000000 0.00 0.44

11 Aug 20160.48923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local3,097,399.500 3,097,399.50 3,097,399.50100.000000 0.00 0.28
100.000000Base 3,097,399.50 3,097,399.50100.000000 0.00 0.28

12 Jan 20170.48923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local2,360,160.590 2,360,160.59 2,360,160.59100.000000 0.00 0.21
100.000000Base 2,360,160.59 2,360,160.59100.000000 0.00 0.21

02 Feb 20170.66923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD

100.000000Local4,276,412.150 4,276,412.15 4,276,412.15100.000000 0.00 0.38
100.000000Base 4,276,412.15 4,276,412.15100.000000 0.00 0.38

18 Aug 20160.5392646KHJ4 VICTORY RECEIVABLES

99.974972Local30,000,000.000 29,992,491.66 29,992,491.6699.974972 0.00 2.66
99.974972Base 29,992,491.66 29,992,491.6699.974972 0.00 2.66

01 Aug 20160.46930ABD003 FIDELITY INVESTMENTS MONEY

100.000000Local50,028,370.680 50,028,370.68 50,028,370.68100.000000 0.00 4.44
100.000000Base 50,028,370.68 50,028,370.68100.000000 0.00 4.44

04 Aug 20160.3979QHT009 WELLS FARGO REPO

100.000000Local150,000,000.000 150,000,000.00 150,000,000.00100.000000 0.00 13.32
100.000000Base 150,000,000.00 150,000,000.00100.000000 0.00 13.32

01 Aug 20160.29979QRC005 BANK OF AMERICA REPO

100.000000Local92,338,346.060 92,338,346.06 92,338,346.06100.000000 0.00 8.20
100.000000Base 92,338,346.06 92,338,346.06100.000000 0.00 8.20

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
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STATE OF ARIZONA

July 31, 2016

ATZF

ST OF AZ POOL 5 LGIP

August 17, 2016As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

01 Aug 20160.41979RFJ001 ALLIANCE BANK OF ARIZONA MONEY

100.000000Local22,940,244.790 22,940,244.79 22,940,244.79100.000000 0.00 2.04
100.000000Base 22,940,244.79 22,940,244.79100.000000 0.00 2.04

17 Aug 20160.5598137RHH6 WORKING CAP. MAN. CO

99.975556Local22,200,000.000 22,194,573.33 22,194,573.3399.975556 0.00 1.97
99.975556Base 22,194,573.33 22,194,573.3399.975556 0.00 1.97

US DOLLAR  Total
1,082,401,669.530 Local 1,081,951,390.74 1,081,958,112.93 6,722.19 96.07

Base 1,081,951,390.74 1,081,958,112.93 6,722.19 96.07

Base1,082,401,669.530 1,081,951,390.74 1,081,958,112.93 6,722.19 96.07

CASH EQUIVALENT Total

FIXED INCOME
1.000000Exchange Rate:US DOLLAR

15 Feb 20170.6714313YAA6 CARMAX AUTO OWNER TRUST CARMX 2016 1 A1

100.000040Local1,145,408.680 1,145,408.68 1,145,409.14100.000000 0.46 0.10
100.000040Base14,000,000.000Original Face: 1,145,408.68 1,145,409.14100.000000 0.46 0.10

15 Aug 20170.6314314EAA9 CARMAX AUTO OWNER TRUST CARMX 2016 3 A1

100.000230Local8,000,000.000 8,000,000.00 8,000,018.40100.000000 18.40 0.71
100.000230Base8,000,000.000Original Face: 8,000,000.00 8,000,018.40100.000000 18.40 0.71

24 Jul 20170.8524703EAA7 DELL EQUIPMENT FINANCE TRUST DEFT 2016 1 A1 144A

100.000570Local15,000,000.000 15,000,000.00 15,000,085.50100.000000 85.50 1.33
100.000570Base15,000,000.000Original Face: 15,000,000.00 15,000,085.50100.000000 85.50 1.33

15 Mar 20170.6734531AAA2 FORD CREDIT AUTO LEASE TRUST FORDL 2016 A A1

99.979670Local7,187,329.390 7,187,329.39 7,185,868.21100.000000 -1,461.18 0.64
99.979670Base16,500,000.000Original Face: 7,187,329.39 7,185,868.21100.000000 -1,461.18 0.64

15 Feb 20170.6834531PAA9 FORD CREDIT AUTO OWNER TRUST FORDO 2016 A A1

100.000040Local22,867.170 22,867.17 22,867.18100.000000 0.01 0.00
100.000040Base12,000,000.000Original Face: 22,867.17 22,867.18100.000000 0.01 0.00

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

July 31, 2016

ATZF

ST OF AZ POOL 5 LGIP

August 17, 2016As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

21 Feb 20170.6736250UAA2 GM FINANCIAL AUTOMOBILE LEASIN GMALT 2016 1 A1

99.988180Local1,839,840.590 1,839,840.59 1,839,623.12100.000000 -217.47 0.16
99.988180Base12,000,000.000Original Face: 1,839,840.59 1,839,623.12100.000000 -217.47 0.16

21 Feb 20170.6243814NAA3 HONDA AUTO RECEIVABLES OWNER T HAROT 2016 1 A1

99.950650Local6,088,191.770 6,088,191.77 6,085,187.25100.000000 -3,004.52 0.54
99.950650Base17,500,000.000Original Face: 6,088,191.77 6,085,187.25100.000000 -3,004.52 0.54

23 Jan 20171.278010UNX1 ROYAL BANK OF CANADA SR UNSECURED 01/17 1.2

100.134200Local5,000,000.000 5,006,599.16 5,006,710.00100.131983 110.84 0.44
100.134200Base 5,006,599.16 5,006,710.00100.131983 110.84 0.44

US DOLLAR  Total
44,283,637.600 Local 44,290,236.76 44,285,768.80 -4,467.96 3.93

Base95,000,000.000Original Face: 44,290,236.76 44,285,768.80 -4,467.96 3.93

Base44,283,637.600 44,290,236.76 44,285,768.80 -4,467.96 3.93

FIXED INCOME Total

95,000,000.000Original Face:

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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STATE OF ARIZONA

July 31, 2016

ATZF

ST OF AZ POOL 5 LGIP

August 17, 2016As of: View Date:

FUND:

Holdings

% Fund
Asset ID Asset Description Rate

Unit PriceUnits Market ValueUnit Cost Total Cost Unrealized Gn/Ls
% Curr

Base Currency: USD - US DOLLAR
Maturity Date

1,126,241,689.67Base1,126,685,369.300
FUND Total

1,126,243,943.90 2,254.23 100.00
Original Face: 95,000,000.000

Prepared by State StreetBooks Closed# Issue has not been redenominated but Local is converted
& Issue has redenominated but Local is not converted
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Currency Summary

Holdings

View Date: August 17, 2016

% FundUnits Total Cost Market Value Total Unreal Gn/LsUnreal Curr Gn/LsUnreal Sec Gn/Ls
% Currency

As of: July 31, 2016

Base Currency:USD - US DOLLAR

ST OF AZ POOL 5 LGIP

ATZF
STATE OF ARIZONA

FUND:

US DOLLAR 1.000000Exchange Rate:

62.170 62.17 0.000.00Local 62.17 0.00

CASH

0.0062.17 0.000.0062.17Base 0.00

1,082,401,669.530 1,081,958,112.93 6,722.196,722.19Local 1,081,951,390.74 96.07

CASH EQUIVALENT

6,722.191,081,958,112.93 6,722.190.001,081,951,390.74Base 96.07

44,283,637.600 44,285,768.80 -4,467.96-4,467.96Local 44,290,236.76 3.93

FIXED INCOME

95,000,000.000 -4,467.9644,285,768.80 -4,467.960.0044,290,236.76BaseOriginal Face: 3.93

US DOLLAR  Total
1,126,685,369.300 1,126,241,689.67 1,126,243,943.90 2,254.232,254.23Local 100.00

0.002,254.2395,000,000.000 1,126,241,689.67 1,126,243,943.90 2,254.23BaseOriginal Face: 100.00

0.002,254.231,126,685,369.300 1,126,241,689.67 1,126,243,943.90 2,254.23

FUND Total
Base 100.00

95,000,000.000Original Face:

Prepared by State StreetPage 9 Books Closed



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

July 31, 2016 August 17, 2016

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH

62.170 62.17 62.17 0.00 0.00 0.00 0.00
US DOLLAR

CASH Total
62.170 62.17 62.17 0.000.00 0.000.00

Page 10 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

July 31, 2016 August 17, 2016

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH EQUIVALENT

1,082,401,669.530 1,081,951,390.74 1,081,958,112.93 96.07 6,722.19 0.00 6,722.19
US DOLLAR

CASH EQUIVALENT Total
1,082,401,669.530 1,081,951,390.74 1,081,958,112.93 6,722.1996.07 6,722.190.00

Page 11 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

July 31, 2016 August 17, 2016

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

FIXED INCOME

44,283,637.600 44,290,236.76 44,285,768.80 3.93 -4,467.96 0.00 -4,467.96
US DOLLAR

FIXED INCOME Total
44,283,637.600 44,290,236.76 44,285,768.80 -4,467.963.93 -4,467.960.00

Page 12 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/Ls% Fund

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

July 31, 2016 August 17, 2016

Asset Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

FUND Total
1,126,685,369.300 1,126,241,689.67 1,126,243,943.90 100.00 2,254.23 0.00 2,254.23

Page 13 Books Closed Prepared by State Street



Units Total Cost Market Value Unreal Curr Gn/LsUnreal Sec Gn/Ls Total Unreal Gn/LsNotional Par % Fund

Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA

ATZF

July 31, 2016 August 17, 2016

Fund Summary

As of:

FUND:

View Date:

Base Currency: USD - US DOLLAR

CASH
62.170 62.17 62.17 0.00 0.00 0.00 0.00

0.00
0.00

0.00
0.00

0.00
0.00

GN GN GN
LS LS LS

CASH EQUIVALENT
1,082,401,669.530 1,081,951,390.74 1,081,958,112.93 96.07 6,722.19 0.00 6,722.19

10,152.19
-3,430.00

0.00
0.00

10,152.19
-3,430.00

GN GN GN
LS LS LS

FIXED INCOME
44,283,637.600 44,290,236.76 44,285,768.80 3.93 -4,467.96 0.00 -4,467.96

215.21
-4,683.17

0.00
0.00

215.21
-4,683.17

GN GN GN
LS LS LS

Original Face: 95,000,000.000

FUND Total
1,126,685,369.300 1,126,241,689.67 1,126,243,943.90 100.00 2,254.23 0.00 2,254.230.000

0.00-8,113.17 LS
GN10,367.40 0.00 10,367.40

-8,113.17
GN GN
LS LS

95,000,000.000Original Face:
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